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A New Full-Newton Step Infeasible Interior-Point Algorithm

for Monotone Linear Complementarity Problem

WU Shan', ZHANG Ming-wang', HUANG Zheng-wei*

1. College of Science , China Three Gorges University , Yichang Hubei 443002 , China ;
2. College of Economics & Management, China Three Gorges University , Yichang Hubei 443002 , China

Abstract: In this paper, a full-Newton step infeasible interior-point algorithm is proposed for solving the

monotone linear complementarity problem. The algorithm is an improvement and generalization of the full-

Newton step infeasible interior-point algorithm for linear optimization proposed by Liu and Sun (Numer

Algor 46:173— 188, 2007). By using some technical lemmas, the polynomial iteration complexity is ob-

tained, namely, O(nL), which coincides with the currently best known iteration bound for infeasible inte-

rior-point methods for the monotone linear complementarity problem.

Key words: linear complementarity problem; full-Newton step; infeasible interior-point algorithm; poly-
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